
Carrying Cost Plus
Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:
   Bills  4,613,864,930.62$             4,653,346,000.00$             NA
   Notes  -$                                   -$                                   -$                        

Federal Agency:
   SBA 678,385,234.21$                672,020,489.76$                6,313,872.13$         
   MBS 944,760,945.45$                924,478,488.61$                4,366,363.72$         
   Bonds  9,171,789,312.88$             9,138,728,979.36$             206,083,547.09$     
   Floaters -$                                   -$                                   -$                        
   Discount Notes 5,481,145,855.63$             5,553,939,000.00$             NA
   FHLMC PC 719,540.97$                       743,765.61$                       11,650.67$             
   GNMA 222,754.19$                       245,897.70$                       2,215.33$               

Bankers Acceptances -$                                   -$                                   NA
Bank Notes 1,025,000,000.00$             1,024,906,022.25$             7,252,799.99$         
CDs 10,818,340,447.26$           10,813,781,908.70$           108,467,494.67$     
Commercial Paper 9,329,034,768.82$             9,375,804,094.33$             NA

Corporate:
   Floaters 200,039,556.02$                200,099,800.00$                1,387,499.63$         
   Bonds 459,420,297.88$                457,636,637.59$                6,984,948.61$         

Repurchase Agreements -$                                   NA
Reverse Repurchase -$                                   -$                                   -$                        

Time Deposits 8,599,495,000.00$             8,599,495,000.00$             NA
AB 55 & GF Loans 8,363,448,270.70$             8,363,448,270.70$             NA

TOTAL 59,685,666,914.63$           59,778,674,354.61$           340,870,391.84$     

Fair Value Including Accrued Interest 60,119,544,746.45$           

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
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